FEDERAL RESERVE

These data are scheduled for release each Thursday. The exact time of each release will be announced, when the information is
available, on (202) 452-3206.

January 31, 2002

H.4.1
Factors Affecting Reserve Balances of Depository Institutions and
Condition Statement of Federal Reserve Banks

Millions of dollars

Averages of daily figures
Reserve balances of depository institutions at Week ended Change from week ended Wednesday
F.R. Banks, Reserve Bank credit, and related items Jan 30, 2002 Jan 23, 2002 Jan 31, 2001 Jan 30, 2002
Reserve Bank Credit 627,628 - 4,289 + 53,922 635,310
U.S. government securities (1)
Bought outright-system account (2,3) 561,041 + 3,112 + 44,242 562,933
Held under repurchase agreements 0 0 0 0
Federal agency obligations (1)
Bought outright 10 0 - 120 10
Held under repurchase agreements 0 0 0 0
Repurchase agreements — triparty (4) 28,464 - 7,465 + 9,478 32,250
Acceptances 0 0 0 0
Loans to depository institutions
Adjustment credit 11 - 10 - 1 12
Seasonal credit 19 + 2 - 12 14
Extended credit 0 0 0 0
Float -22 - 120 - 697 1,705
Other F.R. assets 38,105 + 192 + 1,033 38,387
Gold stock 11,045 0 - 1 11,045
Special drawing rights certificate account 2,200 0 0 2,200
Treasury currency outstanding 33,251 + 14 + 1,363 33,251
Total factors supplying reserve funds 674,124 - 4,275 + 55,284 681,806
Currency in circulation* 630,280 - 1,685 + 51,793 631,321
Reverse repurchase agreements — triparty (4) 0 0 0 0
Treasury cash holdings* 422 + 5 - 33 415
Deposits, other than reserve balances, with F.R. Banks
Treasury 9,170 + 2,071 + 267 13,340
Foreign 263 + 128 + 153 434
Service-related balances and adjustments (5) 8,927 - 285 + 2,349 8,927
Other 237 + 14 - 40 228
Other F.R. liabilities and capital 17,501 - 93 - 697 17,427
Total factors, other than reserve balances,
absorbing reserve funds 666,800 + 155 + 53,792 672,092
Reserve balances with F.R. Banks (6) 7,324 - 4,431 + 1,492 9,714

On January 30, 2002, the face amount of marketable U.S. government and federal agency securities held in custody by the Federal Reserve
Banks for foreign official and international accounts was $ 726,813 million, a change of $ + 3,333 million for the week. The total includes
132,868 million of federal agency securities. The total includes the face value of

$ 598,945 million of U.S. government securities and $

U.S. Treasury strips and other zero coupon bonds.

1 Face value of the securities.

Net of § 18,794 million (daily average over statement week) and $ 18,136 million (outstanding on Wednesday statement date)
matched sale-purchase transactions, of which $ 18,794 million (daily average) and $ 18,136 million (outstanding on Wednesday
statement date) were with foreign official and international accounts. Includes securities loans of $ 1,981 million (daily average)
and $ 1,359 million (outstanding on Wednesday statement date) that are fully collateralized by other U.S. government securities.

3 Includes $ 10,186 million of inflation-indexed securities valued at the original face amount and $ 943 million of compensation
that adjusts for the effects of inflation on the principal of such securities.

4 Cash value of agreements arranged through third-party custodial banks. These agreements are collateralized by U.S. government and
federal agency securities.

5 Consists of required clearing balances of $ 8,647 million and adjustments of $

6 Excludes required clearing balances and adjustments to compensate for float.

279 million to compensate for float.

* Estimated (Treasury’s figures).
Components may not add to totals due to rounding.



H.4.1(a)
Consolidated Statement of Condition of all Federal Reserve Banks

Millions of dollars

o Change Since
Eliminations from
Consolidation Wednesday Wednesday Wednesday
ASSETS Jan 30, 2002 Jan 23, 2002 Jan 31, 2001
Gold certificate account 11,045 0 - 1
Special drawing rights certificate account 2,200 0 0
Coin 1,151 + 31 + 85
Loans 25 - 37 10
Acceptances 0 0 0
Repurchase agreements — triparty (1) 32,250 - 24,250 + 13,330
Federal agency obligations (2)
Bought outright 10 0 - 120
Held under repurchase agreements 0 0 0
U.S. government securities (2)
Bought outright—Bills 189,897 + 2,743 + 6,948
Notes (3) 268,568 - 3 + 28,843
Bonds (4) 104,468 - 2 + 11,123
Total bought outright (5) 562,933 + 2,738 + 46,915
Held under repurchase agreements 0 0 0
Total U.S. government securities 562,933 + 2,738 + 46,915
Total loans and securities 595,219 - 21,547 + 60,116
ltems in process of collection (1,018) 9,685 - 5,048 - 338
Bank premises 1,509 - 4 + 42
Other assets (6) 36,860 + 343 + 1,693
TOTAL ASSETS (1,018) 657,669 - 26,225 + 61,597
LIABILITIES
Federal Reserve notes 599,636 - 1,015 + 50,200
Reverse repurchase agreements — triparty (1) 0 0 0
Deposits
Depository institutions 18,592 - 25,864 + 3,172
U.S. Treasury—general account 13,340 + 3,490 + 8,084
Foreign—official accounts 434 + 150 + 235
Other (0) 228 + 8 - 78
Total deposits (0) 32,594 - 22,217 + 11,412
Deferred availability cash items (1,018) 8,012 - 3,018 + 206
Other liabilities and accrued dividends (7) 2,322 + 13 - 1,638
TOTAL LIABILITIES (1,018) 642,563 - 26,238 + 60,179
CAPITAL ACCOUNTS
Capital paid in 7,433 + 13 + 419
Surplus 7,271 - 1 + 1,006
Other capital accounts 402 + 1 - 7

Cash value of agreements arranged through third-party custodial banks.

Face value of the securities.

Includes $ 5,766 million of inflation-indexed securities valued at the original face amount and $ 556 million of compensation
that adjusts for the effects of inflation on the principal of such securities.

S wn =

that adjusts for the effects of inflation on the principal of such securities.

Includes $ 4,420 million of inflation-indexed securities valued at the original face amount and $ 387 million of compensation

Net of $ 18,136 million matched sale-purchase transactions outstanding at the end of the latest statement week. Includes securities

5
loans of $ 1,359 million that are fully collateralized by other U.S. government securities.
6 Includes assets denominated in foreign currencies, revalued daily at market exchange rates.
7 Includes exchange-translation account reflecting the daily revaluation at market exchange rates of foreign exchange commitments.

Maturity Distribution of Loans and Securities, January 30, 2002
Millions of dollars

U.S. government Federal agency Reverse

Loans securities (1,2) obligations(2) AR?Q:;]C:;?_ Repurchase

Hord Weekly Hord Weekly % oy (3| Agreements—

oldings changes oldings changes fiparty (3) | Triparty (3)
Within 15 days 25 24,757 + 610 0 0 27,250 0
16 days to 90 days 1 122,892 + 7,916 0 0 5,000 0
91 days to 1 year 0 126,032 - 5,783 0 0 _ _
Over 1 year to 5 years _ 157,732 - 1 10 0 _ _—
Over 5 years to 10 years _— 51,627 - 1 0 0 _— _
Over 10 years —— 79,894 - 2 0 0 - -
Total 25 562,933 + 2,738 10 0 32,250 0

1 Includes $ 10,186 million of inflation-indexed securities valued at the original face amount and $ 943 million of compensation

that adjusts for the effects of inflation on the principal of such securities.
2 Includes face value of securities held under repurchase agreements classified by the remaining maturity of the agreements.
3 Cash value of agreements arranged through third-party custodial banks classified by remaining maturity of the agreements.

Components may not add to totals due to rounding.
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